
STATE OF ILLINOIS PORTFOLIO - Unaudited 4/25/2008

REPURCHASE AGREEMENTS
DESCRIPTION MATURITY POSITION-SIZE YIELD
BARCLAY'S CAPITAL 5/1/2008 $300,000,000 2.040%
BANK OF AMERICA 5/1/2008 $300,000,000 2.020%
UBS FINANCIAL 5/1/2008 $300,000,000 2.050%

NORTHERN TRUST CO. 4/28/2008 $609,000,000 1.900%
NORTHERN TRUST CO. 4/28/2008 $491,900,000 1.900%
NORTHERN TRUST CO. 4/28/2008 $5,410,000 1.900%
NORTHERN TRUST CO. 4/28/2008 $17,600,000 1.900%
NORTHERN TRUST CO. 4/28/2008 $3,225,000 1.900%
NORTHERN TRUST CO. 4/28/2008 $1,000,000 1.900%

$2,028,135,000

TOLL HIGHWAY REPURCHASE AGREEMENTS MATURITY POSITION-SIZE YIELD

MORGAN STANLEY 4/28/2008 $540,785,000 1.920%
MORGAN STANLEY 4/28/2008 $28,150,000 1.920%
MORGAN STANLEY 4/28/2008 $23,130,000 1.920%

$592,065,000

COMMERCIAL PAPER
DESCRIPTION MATURITY POSITION-SIZE YIELD
GREENWICH CAPITAL 4/28/2008 $300,000,000 2.150%
DEUTSCHE BANK 4/28/2008 $650,000,000 2.190%
GE CAPITAL 4/28/2008 $850,000,000 2.150%
SSB CITIGLOBAL 5/1/2008 $100,000,000 3.080%
SSB CITIGLOBAL 5/1/2008 $100,000,000 3.080%
SSB CITIGLOBAL 5/6/2008 $50,000,000 3.080%
SSB CITIGLOBAL 5/7/2008 $50,000,000 4.340%
SSB CITIGLOBAL 5/7/2008 $100,000,000 4.400%
SSB CITIGLOBAL 5/7/2008 $100,000,000 3.090%
SSB CITIGLOBAL 5/7/2008 $100,000,000 3.080%
SSB CITIGLOBAL 5/7/2008 $100,000,000 3.080%
UBS FINANCE 5/16/2008 $50,000,000 2.805%
UBS FINANCE 5/23/2008 $100,000,000 2.790%
UBS FINANCE 5/23/2008 $150,000,000 2.820%
MORGAN STANLEY 6/19/2008 $100,000,000 4.160%
MORGAN STANLEY 6/27/2008 $50,000,000 3.090%
MORGAN STANLEY 6/27/2008 $50,000,000 3.140%
MORGAN STANLEY 7/18/2008 $100,000,000 3.190%
MORGAN STANLEY 8/1/2088 $100,000,000 3.120%
MORGAN STANLEY 8/1/2008 $50,000,000 3.160%
BEAR STEARNS 8/1/2008 $50,000,000 3.190%
BEAR STEARNS 8/19/2008 $50,000,000 3.120%

$3,350,000,000

CERTIFICATES OF DEPOSIT
DESCRIPTION MONTHLY TOTAL WEIGHTED AVERAGE
CERTIFICATES OF DEPOSIT May-2008 $125,084,517 4.598%



CERTIFICATES OF DEPOSIT Jun-2008 $211,315,743 5.052%
CERTIFICATES OF DEPOSIT Jul-2008 $76,872,173 4.904%
CERTIFICATES OF DEPOSIT Aug-2008 $125,565,255 4.497%
CERTIFICATES OF DEPOSIT Sep-2008 $77,364,643 4.111%
CERTIFICATES OF DEPOSIT Oct-2008 $88,618,579 3.398%
CERTIFICATES OF DEPOSIT Nov-2008 $70,791,175 3.481%
CERTIFICATES OF DEPOSIT Dec-2008 $76,690,211 3.389%
CERTIFICATES OF DEPOSIT Jan-2009 $73,326,500 3.115%
CERTIFICATES OF DEPOSIT Feb-2009 $130,021,153 2.485%
CERTIFICATES OF DEPOSIT Mar-2009 $165,583,302 2.140%
CERTIFICATES OF DEPOSIT Apr-2009 $170,020,676 2.223%
CERTIFICATES OF DEPOSIT May-2009 $1,207,080 3.228%
CERTIFICATES OF DEPOSIT Jun-2009 $2,210,495 3.553%
CERTIFICATES OF DEPOSIT Jul-2009 $3,286,402 3.484%
CERTIFICATES OF DEPOSIT Aug-2009 $1,342,508 3.224%
CERTIFICATES OF DEPOSIT Sep-2009 $1,743,203 2.774%
CERTIFICATES OF DEPOSIT Oct-2009 $2,647,487 3.093%
CERTIFICATES OF DEPOSIT Nov-2009 $6,641,599 2.163%
CERTIFICATES OF DEPOSIT Dec-2009 $2,567,434 2.320%
CERTIFICATES OF DEPOSIT Jan-2010 $5,730,901 1.086%
CERTIFICATES OF DEPOSIT Feb-2010 $12,123,866 1.541%
CERTIFICATES OF DEPOSIT Mar-2010 $14,897,977 1.718%
CERTIFICATES OF DEPOSIT Apr-2010 $12,250,831 0.687%
CERTIFICATES OF DEPOSIT May-2010 $487,481 3.088%
CERTIFICATES OF DEPOSIT Jun-2010 $1,403,320 3.508%
CERTIFICATES OF DEPOSIT Jul-2010 $829,250 3.403%
CERTIFICATES OF DEPOSIT Aug-2010 $1,078,555 3.010%
CERTIFICATES OF DEPOSIT Sep-2010 $1,632,924 2.588%
CERTIFICATES OF DEPOSIT Oct-2010 $840,911 2.660%
CERTIFICATES OF DEPOSIT Nov-2010 $165,769 2.075%
CERTIFICATES OF DEPOSIT Dec-2010 $2,323,227 2.000%
CERTIFICATES OF DEPOSIT Jan-2011 $1,678,289 2.000%
CERTIFICATES OF DEPOSIT Feb-2011 $943,809 2.000%
CERTIFICATES OF DEPOSIT Mar-2011 $2,763,360 2.000%
CERTIFICATES OF DEPOSIT Apr-2011 $462,780 2.000%

$1,472,513,385

US AGENCIES
DESCRIPTION MATURITY POSITION-SIZE YIELD
FHLB 10/16/2008 $25,000,000 4.625%
FHLB 10/29/2008 $25,000,000 4.600%
FHLB 11/19/2008 $25,000,000 4.550%
FHLB 3/4/2009 $25,000,000 3.000%
FHLB 4/7/2009 $25,000,000 2.450%
FHLB 4/14/2009 $15,000,000 2.250%
FHLB 4/14/2009 $25,000,000 2.272%
FHLB 4/21/2009 $25,000,000 2.350%
FHLB 9/11/2009 $25,000,000 2.292%
FHLB 12/11/2009 $25,000,000 2.750%
FHLB 3/12/2010 $25,000,000 2.750%
FHLB 11/16/2010 $25,000,000 4.800%



FHLB 12/17/2010 $25,000,000 4.450%
FHLB 2/8/2011 $25,000,000 3.750%
FHLB 2/28/2011 $25,000,000 3.625%
FHLB 11/14/2011 $25,000,000 5.000%
FHLB 2/9/2012 $10,000,000 5.500%
FHLB 4/16/2012 $25,000,000 5.500%
FHLB 5/15/2012 $25,000,000 5.500%
FHLB 6/11/2012 $25,000,000 5.450%
FHLB 11/14/2012 $25,000,000 5.025%
FHLB 11/19/2012 $25,000,000 5.050%
FHLB 2/8/2013 $25,000,000 4.000%
FHLB 2/12/20/13 $25,000,000 4.250%
FNMA 6/16/2008 $5,000,000 4.020%
FNMA 3/23/2009 $4,745,000 4.000%
FNMA 5/5/2009 $5,000,000 5.000%
FNMA 12/24/2009 $25,000,000 4.300%
FNMA 3/12/2010 $10,000,000 3.200%
FNMA 3/12/2010 $15,000,000 3.200%
FNMA 7/9/2010 $25,000,000 5.500%
FNMA 10/15/2010 $25,000,000 5.020%
FNMA 11/8/2011 $25,000,000 5.000%
FNMA 5/7/2012 $25,000,000 5.300%
FNMA 5/7/2012 $25,000,000 5.300%
FNMA 5/18/2012 $25,000,000 4.875%
FNMA 5/18/2012 $25,000,000 4.875%
FNMA 10/30/2012 $25,000,000 5.000%
FNMA 1/28/2013 $25,000,000 4.000%
FNMA 2/12/2013 $25,000,000 4.000%
FNMA 3/11/2013 $25,000,000 4.000%
FNMA 3/19/2013 $25,000,000 4.250%
FFCB 10/22/2010 $25,000,000 5.000%
FHLMC 1/16/2009 $25,000,000 4.370%
FHLMC 4/2/2009 $25,000,000 2.375%
FHLMC 4/9/2009 $20,000,000 2.450%
FHLMC 6/11/2009 $25,000,000 5.000%
FHLMC 12/15/2009 $2,500,000 4.450%
FHLMC 12/24/2009 $25,000,000 4.400%
FHLMC 2/9/2010 $10,000,000 4.875%
FHLMC 8/6/2010 $25,000,000 3.250%
FHLMC 8/13/2010 $25,000,000 3.230%
FHLMC 9/1/2010 $5,000,000 5.000%
FHLMC 10/1/2010 $25,000,000 5.000%
FHLMC 12/20/2010 $25,000,000 4.700%
FHLMC 12/13/2010 $25,000,000 4.500%
FHLMC 2/4/2011 $25,000,000 3.500%
FHLMC 2/4/2011 $25,000,000 3.640%
FHLMC 2/7/2011 $25,000,000 3.250%
FHLMC 2/8/2011 $25,000,000 3.750%
FHLMC 3/17/2011 $25,000,000 3.500%
FHLMC 3/25/2011 $25,000,000 3.500%
FHLMC 6/20/2011 $25,000,000 5.625%



FHLMC 9/12/2011 $25,000,000 4.050%
FHLMC 12/19/2011 $25,000,000 3.500%
FHLMC 12/27/2011 $7,500,000 5.400%
FHLMC 4/3/2012 $10,000,000 5.250%
FHLMC 4/3/2012 $25,000,000 5.250%
FFCB PRIVATEMENT PLACEMENT 5/23/2008 $18,673,000 4.620%
FFCB PRIVATEMENT PLACEMENT 6/27/2008 $8,961,000 4.800%
FFCB PRIVATEMENT PLACEMENT 7/25/2008 $7,429,000 4.730%
FFCB PRIVATEMENT PLACEMENT 8/27/2008 $4,787,000 4.590%
FFCB PRIVATEMENT PLACEMENT 9/26/2008 $7,797,000 4.460%
FFCB PRIVATEMENT PLACEMENT 10/24/2008 $5,409,000 4.150%
FFCB PRIVATEMENT PLACEMENT 11/26/2008 $6,144,000 3.870%
FFCB PRIVATEMENT PLACEMENT 12/26/2008 $21,320,000 3.590%
FFCB PRIVATEMENT PLACEMENT 12/24/2009 $84,000 2.000%
FFCB PRIVATEMENT PLACEMENT 1/27/2009 $36,400,000 3.450%
FFCB PRIVATEMENT PLACEMENT 2/27/2009 $68,884,000 2.320%
FFCB PRIVATEMENT PLACEMENT 3/27/2009 $91,128,000 2.040%
SBA POOLS 5/25/2012 $1,212.17 6.875%
SBA POOLS 5/25/2019 $1,326.87 7.375%
SBA POOLS 12/25/2019 $112,546.75 9.475%
FNMA ARM MBS 12/1/2019 $88,819.56 5.462%
FNMA ARM MBS 6/1/2020 $5,892.65 5.135%
FNMA ARM MBS 11/1/2020 $18,695.76 5.966%
FNMA ARM MBS 7/1/2022 $56,493.60 5.630%
FNMA ARM MBS 10/1/2022 $10,581.98 4.612%
FNMA ARM MBS 10/1/2022 $64,310.14 4.821%
FNMA ARM MBS 11/1/2022 $31,135.55 5.385%
FNMA ARM MBS 12/1/2022 $17,954.13 5.448%
FHLMC ARM MBS 2/1/2018 $30,052.58 7.500%
FHLMC ARM MBS 8/1/2018 $79,041.25 7.804%
FHLMC ARM MBS 8/1/2018 $15,305.54 5.972%
FHLMC ARM MBS 3/1/2019 $24,959.40 7.651%
FHLMC ARM MBS 6/1/2019 $36,749.35 6.833%
FHLMC ARM MBS 10/1/2021 $195.32 5.604%
FHLMC ARM MBS 12/1/2021 $146.52 6.701%
FHLMC ARM MBS 12/1/2021 $12,256.72 5.471%
FHLMC ARM MBS 1/1/2022 $8,622.21 7.351%
FHLMC ARM MBS 5/1/2022 $68,134.45 5.369%
FHLMC ARM MBS 6/1/2023 $16,149.29 4.000%
FHLMC ARM MBS 6/1/2024 $29,224.83 4.930%
FHLMC ARM MBS 8/1/2024 $342.74 4.435%
FHLMC ARM MBS 8/1/2024 $187.26 5.408%

$1,772,491,336.62

TOLL HIGHWAY AGENCIES

FHLB NOTES 11/19/2008 $5,000,000 4.500%
FHLB NOTES 3/17/2009 $2,500,000 2.850%
FHLB NOTES 11/19/2012 $2,500,000 5.050%
FHLMC NOTES 2/9/2010 $2,500,000 4.875%
FHLMC NOTES 3/25/2011 $2,500,000 3.500%
FHLMC NOTES 12/27/2011 $2,500,000 5.400%



FNMA NOTES 3/12/2010 $2,000,000 3.200%
FNMA NOTES 7/9/2010 $2,500,000 5.500%
FNMA NOTES 10/30/2012 $2,500,000 5.000%

$24,500,000
TOTAL AGENCIES $1,796,991,337

FOREIGN BONDS
DESCRIPTION MATURITY POSITION-SIZE YIELD
UNITED KINGDOM BONDS 7/8/2008 $10,000,000 2.250%
STATE OF ISRAEL BONDS 8/1/2008 $10,000,000 5.300%
STATE OF ISRAEL BONDS 1/1/2010 $10,000,000 3.170%

$30,000,000

ILLINOIS TECHNOLOGY DEVELOPMENT
DESCRIPTION POSITION-SIZE
ILLINOIS INNOVATION ACCELERATOR FD. $183,200.00
OPEN PRAIRIE VENTURES II, LP $100,000.00
SVOBODA, COLLINS LLC $3,500,000.00
PATRIOT CAPITAL II, L.P. $1,443,678.00
JK & B CAPITAL V, LP $937,867.87
OCA VENTURE PARTNERS II, LP $498,598.60
CERES VENTURE FUND $213,975.00
APEX VENTURE PARTNERS $1,019,961.00
STERLING VENTURE PARTNERS II $1,953,559.00
BEECKEN PETTY O'KEEFE FUND I $1,942,252.00
MK CAPITAL, LP $1,641,919.00
ILLINOIS EMERGING TECHNOLOGY $1,098,351.00

$14,533,361.47

ILLINOIS INSURED MORTGAGE PILOT PROGRAM
DESCRIPTION POSITION-SIZE

ILLINOIS INSURED MORTGAGE PILOT PROGRAM 8,997,440.00$                  
8,997,440.00$                  

MONEY MARKET FUNDS
DESCRIPTION POSITION-SIZE
IL FUNDS MMF 4/25/2008 752,321,881.37
IL FUNDS MMF 100,000,000.00
IL FUND ADMINISTRATIVE TRUST 4/25/2008 1,858,512.79
SECRETARY OF STATE E-PAY 4/25/2008 184,347,780.98
COMMODITY TRUST FUND 4/25/2008 3,922.56
AGRICHEMICAL INCIDENCE RESPONSE TRUST 4/25/2008 82,066.16
CHILD SUPPORT ENFORCEMENT TRUST 4/25/2008 41,590,000.00
IL HABITAT ENDOWMENT TRUST 4/25/2008 11,495,738.20
NATIONAL HERITAGE ENDOWMENT TRUST 4/25/2008 1,127,507.69
UNEMPLOYMENT COMPENSATION  ADM TRUST 4/25/2008 9,062,934.43
IL RURAL REHABILITATION TRUST 4/25/2008 44,967.75
IL PREPAID TUITION TRUST 4/25/2008 13,404,057.59
TOBACCO SETTLEMENT RECOVERY TRUST 4/25/2008 313,078,293.11
CLEARING 4/25/2008 5,000,000.00
COLLEGE SAVINGS POOL ADMINISTRATION TRUST 4/25/2008 1,493,721.48
IDFPR E-PAY 4/25/2008 23,963,216.50
CHILD SUPPORT E-PAY 4/25/2008 107,328.00
RADIOACTIVE WASTE FACILITY CLOSURE TRUST 4/25/2008 109,985.69
TITLE III SOCIAL SECURITY & EMPLOYMENT TRUST 4/25/2008 19,983,911.85



TREASURER'S E-PAY 4/25/2008 25,567,936.59
IL FUND PRIME FUND 4/25/2008 100,000,000.00
FEDERATED GOVERNMENT MMF 4/25/2008 150,000,000.00
MILESTONE TREASURY MMF 4/25/2008 15,000,000.00
GOLDMAN SACHS GOVERNMENT MMF 4/25/2008 160,500,000.00
AMERICAL FREEDOM FUND-FINANCIAL INV TRUST 4/25/2008 9,000,000.00
THE RESERVE FUNDS 4/25/2008 160,000,000.00
WELLS FARGO-ADVANTAGE TREASURY PLUS 4/25/2008 5,924.30
JP MORGAN-US TREASURY PLUS 4/25/2008 5,818,462.27
JP MORGAN-US TREASURY PLUS 4/25/2008 705,654.02
JP MORGAN-US TREASURY PLUS 4/25/2008 5,112,808.25
NATIONAL CITY-ALLEGIENT FUNDS 4/25/2008 168,000.00
ILLINOIS NATIONAL BANK-FIDELITY 4/25/2008 138,846.00
TOLL HIGHWAY MMF'S
IL FUNDS MMF 4/25/2008 94,804,370.07
BANK OF AMERICA PFIC 4/25/2008 252,002.50
BANK OF AMERICA PFIC 4/25/2008 6,091.87
BANK OF AMERICA PFIC 4/25/2008 402,829.13
BANK OF AMERICA PFIC 4/25/2008 1,457,444.94

1,449,875,852.45

Grand Total 10,743,111,375.54


